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Exchange rate pass-through, case study of Iran

Y .Eisazade Roushan

Received: 5 December 2014 Accepted: 9 September 2015

The main aim of this is to survey the effect of real exchange rate
changed on real gross domestic product in selected countries. Edwards
(1986) model have been considered for this survey. Panel data is used
for the period 1993-2010. Im Pesaran, Shin stationary, and Pedroni and
Kao co-integration tests are used to verify the existence of long run
relationship among variables. Based on Hausman test, fixed effect
model for Panel data is used. The estimated coefficient is statistically
significant positive for the effect of devaluation on output. The results
show the effect of monetary and fiscal policies on output is positive.

Keywords : Exchange rate pass-through,export price,import
price, VECM.



O
- /’ o

f/% d_oll oo
QWG (83 gty Sy Cwslaws

\.

YYEO-VOFY L3

VYAF Ol o 6o p s S

f*’u“”f"’d"" b/n s LWl

Ol 5> 528 JLals o elazal- (gslazdl Lgl.awl.wj) el 53 9o C)lau s
3315 03131 (g gaslighar albaasms

Shsdaly s 1 (65,51 G juan 5 2ol sl 51 L ;:—il.é‘r.h andlle S
55 OU}LNWLSL‘UJ:-S

S35 4w b O ga50 193 o311 5 O Sler

Ol 8 el

s (§5lde 3,55 95 3l eslizal by podul 5488 G OWS G e Jo >0

3135 gy Ol ¢ lginol puas dame

Ol sl sLazdl axdlas 5 4ot 3, Er oxE

9 0315 guss s gy

SWe (108 ol 5 1aT33 i35 02 9554 2 st
L3 o (53 s da

» uﬂ}Lﬂ‘ 6‘)}.& LJ"J""A g:)l.glﬁ;:.;‘ L 4.:.3[5;25‘ Lgl.mi,;— By ‘SJLJ‘))LLJI JJ.A 4.‘3‘)‘
sl Gl pw Jl58l gl
Lo 03

4

\V
r4
Py
A
Y
1Y4

Aollad

.

wliow

W 82 prly s>

L

17

39

63

89

107

129

Quarterly Journal of

The Macro and Strategic Policies
Vol 3. No 10. Summer 2015

ISSN: 2345-2544

Monitoring Commission of State Expediency Council

RICeST

Government Expenditures on Basic Social & Economic Infrastructures and Pov-
erty alleviation in Iran
M.T. Ahmadi Shadmehri, A Davoodi

A Panel Cointegration Study of Foreign Trade and Energy: Evidence from ECO
Countries
S.A. Paitakhte Oskooei, L.Tabaqchi Akbari

Globalization and Government Size: Rodrik Hypothesis Testing

A. Golkhandan

Designing Resources Macro Consumption Model in an Islamic Nation:
Interpreted Structural Model Approach
M. Nasr Esfahani, E.Rasoiulinejad

Exchange rate pass-through, case study of Iran
Y.Eisazade Roushan
Pareto Income Distribution Improvement and Taxation Policies

H.Sepehrdoust, S.zamani

Presentation the Floatation Pattern of Electoral Areas’ Boundary in Islamic
Council Parliament Elections based on Increase of Social Capital
S.Rezaee





